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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
A17
A18
A19
A20
A21
A22

X
PO
AR

 
 

   Cusip   

02147XAA5
02147XAB3
02147XAC1
02147XAD9
02147XAE7
02147XAF4
02147XAG2
02147XAH0
02147XAJ6
02147XAK3
02147XAL1
02147XAM9
02147XAN7
02147XAP2
02147XAQ0
02147XAR8
02147XAS6
02147XAT4
02147XAU1
02147XAV9
02147XAW7
02147XAX5
02147XAY3
02147XAZ0
02147XBA4

 
Class

Description

Senior
Strip IO
Senior
Senior
Senior
Senior
Senior

Strip IO
Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Senior
Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Strip PO
Senior

Certificate
Rate
Type

Var-30/360
Var-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Var-30/360
Var-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Var-30/360
Var-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Var-30/360
Var-30/360
Fix-30/360

 
   Beginning   

Balance

47,412,101.90
47,412,101.90

1,273,919.28
64,085,000.00

7,169,000.00
3,694,000.00

18,964,840.76
18,964,840.76
55,530,072.91
54,667,024.92
11,511,000.00

105,525,682.04
5,506,000.00

33,399,675.39
33,399,675.39
79,143,526.17

4,130,000.00
16,098,000.00
15,940,000.00
22,568,000.00
16,925,500.00
22,369,000.00

578,712,322.62
858,892.84

0.00

Pass
    Through    

Rate (%)

6.000000
0.000000
6.000000
6.000000
6.000000
6.000000
6.000000
0.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.700000
1.800000
5.500000
5.500000
6.000000
6.000000
6.000000
5.500000
6.000000
0.480116
0.000000
6.000000

 
Principal

Distribution

1,736,940.29
0.00
0.00
0.00
0.00
0.00

694,776.12
0.00

1,235,420.15
608,353.00

0.00
1,789,545.30

0.00
447,383.04

0.00
1,342,149.13

0.00
0.00
0.00
0.00
0.00
0.00
0.00

496.75
0.00

 
Interest

Distribution

237,850.71
0.00
0.00

320,425.00
35,845.00
18,470.00
96,088.53

0.00
277,650.36
273,335.12

57,555.00
527,628.41

27,530.00
158,648.46

50,099.51
362,741.16

18,929.17
80,490.00
79,700.00

112,840.00
77,575.21

111,845.00
231,540.74

0.00
0.08

 
Total

Distribution

1,974,791.00
0.00
0.00

320,425.00
35,845.00
18,470.00

790,864.64
0.00

1,513,070.52
881,688.12

57,555.00
2,317,173.71

27,530.00
606,031.50

50,099.51
1,704,890.29

18,929.17
80,490.00
79,700.00

112,840.00
77,575.21

111,845.00
231,540.74

496.75
0.08

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

45,675,161.61
45,675,161.61

1,280,288.88
64,085,000.00

7,169,000.00
3,694,000.00

18,270,064.64
18,270,064.64
54,294,652.75
54,058,671.92
11,511,000.00

103,736,136.74
5,506,000.00

32,952,292.35
32,952,292.35
77,801,377.04

4,130,000.00
16,098,000.00
15,940,000.00
22,568,000.00
16,925,500.00
22,369,000.00

570,870,526.24
858,396.09

0.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

02147XBB2
02147XBCO
02147XBD8
02147XBE6
02147XBF3
02147XBG1

Mezzanine
Junior
Junior
Junior
Junior
Junior

Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360

13,407,524.87
4,365,403.09
3,430,458.47
2,182,202.64
1,559,571.44
1,559,512.02

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

9,992.15
3,253.38
2,556.60
1,626.32
1,162.29
1,162.25

67,037.62
21,827.02
17,152.29
10,911.01

7,797.86
7,797.56

77,029.77
25,080.39
19,708.89
12,537.33

8,960.15
8,959.81

0.00
0.00
0.00
0.00
0.00

-0.00

13,397,532.73
4,362,149.71
3,427,901.88
2,180,576.32
1,558,409.14
1,558,349.77

0.00
0.00
0.00
0.00
0.00
0.10

Totals 613,275,908.74 7,874,816.77 3,289,310.82 11,164,127.58 0.00 605,407,461.57 0.10
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Principal Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
A17
A18
A19
A20
A21
A22

X
PO
AR

 
 

Cusip

02147XAA5
02147XAB3
02147XAC1
02147XAD9
02147XAE7
02147XAF4
02147XAG2
02147XAH0
02147XAJ6
02147XAK3
02147XAL1
02147XAM9
02147XAN7
02147XAP2
02147XAQ0
02147XAR8
02147XAS6
02147XAT4
02147XAU1
02147XAV9
02147XAW7
02147XAX5
02147XAY3
02147XAZ0
02147XBA4

Original
Certificate
Balance

50,000,000.00
50,000,000.00

1,255,000.00
64,085,000.00

7,169,000.00
3,694,000.00

20,000,000.00
20,000,000.00
56,469,000.00
56,468,000.00
11,511,000.00

108,185,000.00
5,506,000.00

34,064,500.00
34,064,500.00
81,138,000.00

4,130,000.00
16,098,000.00
15,940,000.00
22,568,000.00
16,925,500.00
22,369,000.00

590,071,434.00
861,054.15

100.00

Beginning
Certificate
Balance

47,412,101.90
47,412,101.90

1,273,919.28
64,085,000.00

7,169,000.00
3,694,000.00

18,964,840.76
18,964,840.76
55,530,072.91
54,667,024.92
11,511,000.00

105,525,682.04
5,506,000.00

33,399,675.39
33,399,675.39
79,143,526.17

4,130,000.00
16,098,000.00
15,940,000.00
22,568,000.00
16,925,500.00
22,369,000.00

578,712,322.62
858,892.84

0.00

Scheduled
Principal

Distribution

1,736,940.29
0.00
0.00
0.00
0.00
0.00

694,776.12
0.00

1,235,420.15
608,353.00

0.00
1,789,545.30

0.00
447,383.04

0.00
1,342,149.13

0.00
0.00
0.00
0.00
0.00
0.00
0.00

496.75
0.00

 
Accretion
Principal

0.00
0.00

6,369.60
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Unscheduled
Principal

Adjustments

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

1,736,940.29
0.00
0.00
0.00
0.00
0.00

694,776.12
0.00

1,235,420.15
608,353.00

0.00
1,789,545.30

0.00
447,383.04

0.00
1,342,149.13

0.00
0.00
0.00
0.00
0.00
0.00
0.00

496.75
0.00

 
Deferred
Interest

0.00
0.00

6,369.60
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate
Balance

45,675,161.61
45,675,161.61

1,280,288.88
64,085,000.00

7,169,000.00
3,694,000.00

18,270,064.64
18,270,064.64
54,294,652.75
54,058,671.92
11,511,000.00

103,736,136.74
5,506,000.00

32,952,292.35
32,952,292.35
77,801,377.04

4,130,000.00
16,098,000.00
15,940,000.00
22,568,000.00
16,925,500.00
22,369,000.00

570,870,526.24
858,396.09

0.00

Ending
Certificate

Factor

0.91350323221
0.91350323221
1.02015050063
1.00000000000
1.00000000000
1.00000000000
0.91350323221
0.91350323221
0.96149485124
0.95733285975
1.00000000000
0.95887726338
1.00000000000
0.96734994928
0.96734994928
0.95887718506
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
0.96746002831
0.99691301353
0.00000000000

M
B1
B2
B3
B4
B5

02147XBB2
02147XBCO
02147XBD8
02147XBE6
02147XBF3
02147XBG1

13,437,000.00
4,375,000.00
3,438,000.00
2,187,000.00
1,563,000.00
1,562,940.45

13,407,524.87
4,365,403.09
3,430,458.47
2,182,202.64
1,559,571.44
1,559,512.02

9,992.15
3,253.38
2,556.60
1,626.32
1,162.29
1,162.25

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

9,992.15
3,253.38
2,556.60
1,626.32
1,162.29
1,162.25

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

-0.00

13,397,532.73
4,362,149.71
3,427,901.88
2,180,576.32
1,558,409.14
1,558,349.77

0.99706279143
0.99706279143
0.99706279143
0.99706279143
0.99706279143
0.99706279143

Totals 624,999,094.60 613,275,908.74 7,874,816.77 6,369.60 0.00 7,874,816.77 6,369.60 0.00 605,407,461.57
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Interest Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
A17
A18
A19
A20
A21
A22

X
PO
AR

Beginning
Certificate
Balance

47,412,101.90
47,412,101.90

1,273,919.28
64,085,000.00

7,169,000.00
3,694,000.00

18,964,840.76
18,964,840.76
55,530,072.91
54,667,024.92
11,511,000.00

105,525,682.04
5,506,000.00

33,399,675.39
33,399,675.39
79,143,526.17

4,130,000.00
16,098,000.00
15,940,000.00
22,568,000.00
16,925,500.00
22,369,000.00

578,712,322.62
858,892.84

0.00

Pass
    Through    

Rate (%)

6.000000
0.000000
6.000000
6.000000
6.000000
6.000000
6.000000
0.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.700000
1.800000
5.500000
5.500000
6.000000
6.000000
6.000000
5.500000
6.000000
0.480116
0.000000
6.000000

  
Effective 

Coupon (%)

6.020000
0.000000
0.000000
6.000000
6.000000
6.000000
6.080000
0.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.700000
1.800000
5.500000
5.500000
6.000000
6.000000
6.000000
5.500000
6.000000
0.480116
0.000000
0.000000

 
Current
Interest

237,060.51
0.00
0.00

320,425.00
35,845.00
18,470.00
94,824.20

0.00
277,650.36
273,335.12

57,555.00
527,628.41

27,530.00
158,648.46

50,099.51
362,741.16

18,929.17
80,490.00
79,700.00

112,840.00
77,575.21

111,845.00
231,540.74

0.00
0.00

 
Deferred
Interest

0.00
0.00

6,369.60
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

237,060.51
0.00

6,369.60
320,425.00

35,845.00
18,470.00
94,824.20

0.00
277,650.36
273,335.12

57,555.00
527,628.41

27,530.00
158,648.46

50,099.51
362,741.16

18,929.17
80,490.00
79,700.00

112,840.00
77,575.21

111,845.00
231,540.74

0.00
0.00

Net
Interest

Shortfall

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

237,850.71
0.00
0.00

320,425.00
35,845.00
18,470.00
96,088.53

0.00
277,650.36
273,335.12

57,555.00
527,628.41

27,530.00
158,648.46

50,099.51
362,741.16

18,929.17
80,490.00
79,700.00

112,840.00
77,575.21

111,845.00
231,540.74

0.00
0.08

Yield
Supplemental

Paid

790.20
0.00
0.00
0.00
0.00
0.00

1,264.32
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Yield
Supplemental

After Distr

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

13,407,524.87
4,365,403.09
3,430,458.47
2,182,202.64
1,559,571.44
1,559,512.02

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

67,037.62
21,827.02
17,152.29
10,911.01

7,797.86
7,797.56

0.00
0.00
0.00
0.00
0.00
0.00

67,037.62
21,827.02
17,152.29
10,911.01

7,797.86
7,797.56

0.00
0.00
0.00
0.00
0.00
0.00

67,037.62
21,827.02
17,152.29
10,911.01

7,797.86
7,797.56

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

Totals 613,275,908.74 3,287,256.21 6,369.60 3,293,625.81 0.00 3,289,310.82 2,054.52 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
A17
A18
A19
A20
A21
A22

X
PO
AR

 
 

Cusip

02147XAA5
02147XAB3
02147XAC1
02147XAD9
02147XAE7
02147XAF4
02147XAG2
02147XAH0
02147XAJ6
02147XAK3
02147XAL1
02147XAM9
02147XAN7
02147XAP2
02147XAQ0
02147XAR8
02147XAS6
02147XAT4
02147XAU1
02147XAV9
02147XAW7
02147XAX5
02147XAY3
02147XAZ0
02147XBA4

Original
Certificate
Balance

50,000,000.00
50,000,000.00

1,255,000.00
64,085,000.00

7,169,000.00
3,694,000.00

20,000,000.00
20,000,000.00
56,469,000.00
56,468,000.00
11,511,000.00

108,185,000.00
5,506,000.00

34,064,500.00
34,064,500.00
81,138,000.00

4,130,000.00
16,098,000.00
15,940,000.00
22,568,000.00
16,925,500.00
22,369,000.00

590,071,434.00
861,054.15

100.00

Beginning
Certificate
Balance

948.242038030
948.242038030

1,015.075125000
1,000.000000000
1,000.000000000
1,000.000000000

948.242038030
948.242038030
983.372698430
968.106271235

1,000.000000000
975.418792269

1,000.000000000
980.483359203
980.483359203
975.418745454

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

980.749599582
997.489926795

0.000000000

 
Principal

Distribution

34.738805822
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

34.738805822
0.000000000

21.877847186
10.773411490

0.000000000
16.541528892

0.000000000
13.133409926

0.000000000
16.541560395

0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.576913264
0.000000000

 
Interest

Distribution

4.757014224
0.000000000
0.000000000
5.000000000
5.000000000
5.000000000
4.804426326
0.000000000
4.916863492
4.840531356
5.000000000
4.877093961
5.000000000
4.657295956
1.470725039
4.470669250
4.583333333
5.000000000
5.000000000
5.000000000
4.583333333
5.000000000
0.392394421
0.000000000
0.788234743

Ending
Certificate
Balance

913.503232208
913.503232208

1,020.150500625
1,000.000000000
1,000.000000000
1,000.000000000

913.503232208
913.503232208
961.494851244
957.332859746

1,000.000000000
958.877263377

1,000.000000000
967.349949276
967.349949276
958.877185060

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

967.460028306
996.913013531

0.000000000

Pass
    Through    

Rate (%)

6.000000
0.000000
6.000000
6.000000
6.000000
6.000000
6.000000
0.000000
6.000000
6.000000
6.000000
6.000000
6.000000
5.700000
1.800000
5.500000
5.500000
6.000000
6.000000
6.000000
5.500000
6.000000
0.480116
0.000000
6.000000

M
B1
B2
B3
B4
B5

02147XBB2
02147XBCO
02147XBD8
02147XBE6
02147XBF3
02147XBG1

13,437,000.00
4,375,000.00
3,438,000.00
2,187,000.00
1,563,000.00
1,562,940.45

997.806420691
997.806420691
997.806420691
997.806420691
997.806420691
997.806420691

0.743629258
0.743629258
0.743629258
0.743629258
0.743629258
0.743629258

4.989032103
4.989032103
4.989032103
4.989032103
4.989032103
4.989032103

997.062791433
997.062791433
997.062791433
997.062791433
997.062791433
997.062791434

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

Totals 624,999,094.60 981.242875452 12.599725084 5.262904936 968.653341742



101 Barclay Street, 4 West
New York, NY 10286

Officer: Matthew Sabino
(212) 815-6093

Associate: Corrie Wagner
(212) 815-8357

CWALT, Inc.
Alternative Loan Trust 2006-32CB
Mortgage Pass-Through Certificates

Page 1

Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Begin
End

 

01/25/07
09/01/06
12/29/06
01/28/07
12/01/06
01/01/07

30

  

One-Month Libor

Group I  

5.35000%

Collateral Detail

Original Mortgage Loan Details

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

2,898
624,999,094.60

6.70751%
6.44555%

358

Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

2,864
29

2,835

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

613,275,908.75
456,794.12

7,411,653.05
0.00

605,407,461.58

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

6.70666%
6.44465%
6.70687%
6.44482%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

355
354
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Delinquency Information

Delinquency Information

  
 

Group 1

30-59 Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

48 1.69312% 9,603,057.17 1.58621%

60-89 Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

7 0.24691% 1,446,525.83 0.23893%

90+ Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

1 0.03527% 187,347.07 0.03095%

 
 
 

Group 1

Foreclosure 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

1 0.03527% 201,518.84 0.03329%

Bankruptcy 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

REO 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

60+ Delinquency, Foreclosure, Bankruptcy & REO Totals

  

Current
One-Month Prior
Two-Month Prior
Three-Month Prior
Four-Month Prior
Five-Month Prior

Group I  

1,835,391.74
1,013,028.64

903,602.64
0.00
0.00
0.00

60+ Delinquency Average
Passing Delinquency Stepdown Requirement

226,331.00
YES
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Available Funds

Interest

Scheduled Interest Collected
Plus: Compensating Interest
Less: Master Servicer Fee
Less: Mortgage Loan Premiums
Less: Excess Master Servicing Fee
Less: Net Interest Shortfall
Total Interest Available

3,421,751.72
5,777.52

127,765.81
1,537.96

0.00
0.00

3,298,225.47

Principal

Scheduled Principal
Paid in Full Principal
Curtailment Principal
Liquidation Principal
Repurchased Principal
Substitution Adjustment Principal
Unanticipated Principal Recoveries
Total Principal Available

456,794.12
7,091,174.04

320,479.01
0.00
0.00
0.00
0.00

7,868,447.17

Total Available Funds 11,166,672.64

Net Interest Shortfalls

Net Prepayment Interest Shortfalls
Relief Act Reduction Shortfalls
Total Net Interest Shortfalls

0.00
0.00
0.00
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Distribution Account

Beginning Balance 0.00

Deposits Available Funds
Prepayment Charges Collected
Prefunded Amounts Required
Capitalized Interest
Transfer from Corridor Reserve Fund
Other Amounts Required by PSA
Total Deposits

11,166,672.64
0.00
0.00
0.00

2,054.52
0.00

11,168,727.16

Withdrawals To the Trustee, the Trustee Fee
To the Bond Insurer, if any, the Bond Insurance Premium
Payments of Prinicipal & Interest to the Classes
Total Withdrawals

4,599.57
0.00

11,164,127.59
11,168,727.16

Ending Balance 0.00

Corridor Reserve Fund

Beginning Balance
Deposit
Withdrawal
Ending Balance

981.62
2,027.50
2,054.52

954.59

Yield Supplemental Amounts

Class A1 YSA Carryforward from Prior Periods
Class A1 YSA Current Period
Class A1 YSA Paid
Class A1 YSA Remaining
Class A7 YSA Carrryforward from Prior Periods
Class A7 YSA Current Period
Class A7 YSA Paid
Class A7 YSA Remaining

0.00
790.20
790.20

0.00
0.00

1,264.32
1,264.32

0.00

Corridor Contract Amounts

Class A1 Contract Proceeds Carryforward from Prior Periods
Class A1 Contract Proceeds from Current Period
Class A1 Contract Proceeds Remaining for Future Periods
Class A7 Contract Proceeds Carryforward from Prior Periods
Class A7 Contract Proceeds from Current Period
Class A7 Contract Proceeds Remaining for Future Periods
Amount Released to Counterparty

0.00
779.81

0.00
0.00

1,247.69
0.00
0.00
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Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
Lpmi
Total Net Loan Fees

127,765.81
121,988.29

4,599.57
1,537.96

128,125.82

Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

9,120.30
64,584.13

0.00
0.00

73,704.43

Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Net Prepayment Interest Shortfall
CPR %
SMM %

7,091,174.04
0.00

5,777.52
5,777.52

0.00
13.58570%

1.20944%

Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00
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Senior Principal Distribution Amounts

PO Principal Amounts

Beginning PO Balance
PO Scheduled Principal
PO Prepayments & Recoveries
PO Liquidation Principal
PO Principal Loss
Ending PO Balance

858,892.84
381.73
115.02

0.00
0.00

858,396.09

NON-PO Principal Amounts

Beginning Non-PO Balance
Non-PO Scheduled Principal
Non-PO Prepayments & Recoveries
Non-PO Liquidation Principal
Non-PO Principal Loss
Ending Non-PO Balance

612,417,015.91
456,412.39

7,411,538.03
0.00
0.00

604,549,065.49
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Principal Distribution Amounts

Senior and Subordinate Percentages

Senior Percentage Original
Senior Prepayment Percentage Original
Senior Percentage
Senior Prepayment Percentage
Subordinate Percentages
Subordinate Prepayment Percentage

95.74406%
100.00000%

95.67212%
100.00000%

4.32788%
0.00000%

Principal Distribution Amounts

Senior Principal Distribution Amount
Subordinate Principal Distribution Amount
PO Principal Distribution Amount
Total Principal Distribution Amount

7,848,197.44
19,752.98

496.75
7,868,447.17

NAS Principal Distribution Amount

Shift Percentage
Prepayment Shift Percentage
Class A-19 Priority Percentage
Class A-19 Priority Amount
Class A-20 Priority Percentage
Class A-20 Priority Amount
Class A-21 Priority Percentage
Class A-21 Priority Amount
Combined Priority Percentage
Combined Priority Amount

0.00000%
0.00000%
2.72054%

0.00
3.85177%

0.00
3.85177%

0.00
6.56532%

0.00
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Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries
Passing Cumulative Loss Test

0.00
0.00
0.00
0.00
0.00
YES

Loan ID Liquidation Balance Liquidation Proceeds Realized Loss Date

Group I
N/A
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Credit Enhancements

Subordination

Credit Support

Class A
Class A Percentage

Class M
Class M Percentage

Class B1
Class B1 Percentage

Class B2
Class B2 Percentage

Class B3
Class B3 Percentage

Class B4
Class B4 Percentage

Class B5
Class B5 Percentage

  Original Current

598,436,154.15
95.749923%

13,437,000.00
2.149923%

4,375,000.00
0.700001%

3,438,000.00
0.550081%

2,187,000.00
0.349921%

1,563,000.00
0.250080%

1,562,940.45
0.250071%

578,922,542.03
95.625274%

13,397,532.73
2.212978%

4,362,149.71
0.720531%

3,427,901.88
0.566214%

2,180,576.32
0.360183%

1,558,409.14
0.257415%

1,558,349.77
0.257405%
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Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00
800,000.00
800,000.00

0
1

23
54

157
238
277
367
377
270
207
181
172
123

99
88

115
58

3
4
5
6
3
2
1
3
0
0
0
0
0
0
1
0

0.000
0.035
0.811
1.905
5.538
8.395
9.771

12.945
13.298

9.524
7.302
6.384
6.067
4.339
3.492
3.104
4.056
2.046
0.106
0.141
0.176
0.212
0.106
0.071
0.035
0.106
0.000
0.000
0.000
0.000
0.000
0.000
0.035
0.000

0.00
18,002.06

1,031,824.05
3,491,169.98

14,135,970.85
27,115,806.56
38,473,880.66
59,504,955.20
70,901,470.57
57,312,988.57
49,269,970.29
47,547,520.88
49,496,296.74
38,498,479.69
33,431,249.72
31,753,023.00
44,886,193.04
23,907,897.91

1,300,586.75
1,847,671.72
2,446,898.98
3,088,728.16
1,598,165.12
1,124,161.97

584,000.00
1,842,952.57

0.00
0.00
0.00
0.00
0.00
0.00

797,596.54
0.00

0.000
0.003
0.170
0.577
2.335
4.479
6.355
9.829

11.711
9.467
8.138
7.854
8.176
6.359
5.522
5.245
7.414
3.949
0.215
0.305
0.404
0.510
0.264
0.186
0.096
0.304
0.000
0.000
0.000
0.000
0.000
0.000
0.132
0.000

Wgt Ave / Total: 2835 100.000 605,407,461.58 100.000

 
Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0

-
-
-
-
-
-
-
-
-

5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

0
2

56
720

1925
130

2
0
0
0

0.000
0.071
1.975

25.397
67.901

4.586
0.071
0.000
0.000
0.000

0.00
391,792.14

12,106,648.84
147,544,772.70
417,134,979.70

27,925,399.44
303,868.76

0.00
0.00
0.00

0.000
0.065
2.000

24.371
68.902

4.613
0.050
0.000
0.000
0.000
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

9.5
10.0
10.5
11.0
11.5
12.0

>

-
-
-
-
-
-

10.0
10.5
11.0
11.5
12.0
12.5
12.5

0
0
0
0
0
0
0

0.000
0.000
0.000
0.000
0.000
0.000
0.000

0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.000
0.000
0.000
0.000
0.000
0.000
0.000

Wgt Ave / Total: 2835 100.000 605,407,461.58 100.000

 
 
 
 

Location Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

CA
FL
AZ
VA

WA
CO

Others

474
350
142

62
118
106

1583

16.720
12.346

5.009
2.187
4.162
3.739

55.838

126,041,984.50
69,216,848.25
28,470,958.30
14,357,393.43
25,439,540.25
22,217,621.36

319,663,115.49

20.819
11.433

4.703
2.372
4.202
3.670

52.801

Wgt Ave / Total: 2835 100.000 605,407,461.58 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0

34
2801

0

0.000
0.000
1.199

98.801
0.000

0.00
0.00

5,969,091.03
599,438,370.55

0.00

0.000
0.000
0.986

99.014
0.000

Wgt Ave / Total: 2835 100.000 605,407,461.58 100.000


